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Foundation IRB - Corporate - Summary
1a) Corporate Drawn, Off-Balance Sheet and Counterparty Exposures (not including SMEs and Specialised lending)

-                  
-                  

-                  

-              

-                  
-                  
-                  
-                  

-              
#DIV/0!

Total Weighted Weighted EL Correlation Maturity Risk-weighted Average
exposures average LGD average EAD charge Adjustment assets risk weight

Amount <=3 basis points 0.03% -                  0% 100% -                   19.9% 0.7                    -                        #DIV/0!
Amount >3 to <=10 basis points 0.07% -                  0% 100% -                   19.7% 1.3                    -                        #DIV/0!
Amount >10 to <=20 basis points 0.15% -                  0% 100% -                   19.3% 1.7                    -                        #DIV/0!
Amount >20 to <=50 basis points 0.25% -                  0% 100% -                   18.8% -                   -                        #DIV/0!
Amount >50 to <=80 basis points 0.65% -                  0% 100% -                   17.2% 1.3                    -                        #DIV/0!
Amount >0.8% to <=2% 1.40% -                  0% 100% -                   15.0% -                   -                        #DIV/0!
Amount >2% to <=5% 3.50% -                  0% 100% -                   11.7% -                   -                        #DIV/0!
Amount >5% to <=10% 7.50% -                  0% 100% -                   10.2% -                   -                        #DIV/0!
Amount >10% to <=20% 15.00% -                  0% 100% -                   10.0% -                   -                        #DIV/0!
Amount in default 100.00% -                  0% 100% -                   10.0% 1.0                    -                        #DIV/0!

-                  Check (should equal total exposures)

Counterparty corporate exposures (Post haircuts and netting):
Total corporate exposures

Specific provisions on corporate exposures

Drawn corporate exposures (gross of provisions):
Off-balance sheet corporate exposures (before CCF):
Off-balance sheet corporate exposures (after CCF):
Counterparty corporate exposures (Pre haircuts and netting):

Sub total risk-weighted assets

Offset for specific provisions:
Total risk-weighted assets
Average risk weight

EL charge on defaulted assets

PD quality bands
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